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Managed Pool Accounts
1.630STATEPOOL90-119 20,871,654.53 20,871,654.53   1.63020,871,654.53SYS90-119 1

20,871,654.5320,871,654.5320,871,654.53Subtotal and Average 1.630 1

Repurchase Agreements
0.355UNION BANK OF CALIFORNIA04-123 22,231,000.00 22,231,000.00 12/22/2003  0.35012/19/2003 22,231,000.00SYS04-123 1

22,231,000.0022,231,000.0022,231,000.00Subtotal and Average 0.355 1

Federal Agency Issues - Coupon
6.390FEDERAL FARM CREDIT BANK00-037 3,000,000.00 2,995,573.61 03/12/2004  5.62508/20/1999 3,030,455.9331331R2S3 82
5.140FEDERAL FARM CREDIT BANK01-181 3,000,000.00 3,023,728.34 09/23/2004  6.30003/02/2001 3,112,196.9631331RGK5 277
5.065FEDERAL FARM CREDIT BANK01-232 1,500,000.00 1,512,215.15 11/04/2004  6.10004/26/2001 1,561,130.9131331RJP1 319
5.077FEDERAL FARM CREDIT BANK01-273 3,000,000.00 3,000,288.19 06/07/2004  5.10006/07/2001 3,054,375.0031331LJE9 169
5.320FEDERAL FARM CREDIT BANK02-016 3,000,000.00 2,992,679.20 04/26/2005  5.12007/10/2001 3,141,562.5031331LGA0 492
4.393FEDERAL FARM CREDIT BANK02-043 2,320,000.00 2,324,109.07 05/14/2004  4.87508/20/2001 2,354,800.003133MEWX5 145
1.511FEDERAL FARM CREDIT BANK03-153 3,000,000.00 3,003,100.59 06/30/2004  1.70001/27/2003 3,008,437.5031331QPC5 192
5.149FEDERAL HOME LOAN BANK01-205 2,000,000.00 2,045,075.19 11/15/2005  6.50004/02/2001 2,168,750.003133MCHS7 695
4.970FEDERAL HOME LOAN BANK01-208 3,000,000.00 3,031,231.11 11/15/2004  6.25004/05/2001 3,130,312.503133MABT5 330
5.270FEDERAL HOME LOAN BANK01-247 3,000,000.00 3,057,228.52 02/15/2005  7.12505/01/2001 3,190,312.503133MAUN7 422
4.720FEDERAL HOME LOAN BANK01-249 2,000,000.00 2,000,471.66 01/05/2004  5.37505/11/2001 2,003,125.003133MCRV9 15
5.420FEDERAL HOME LOAN BANK01-252 3,000,000.00 3,068,005.48 05/13/2005  7.25005/14/2001 3,233,437.503133MBH42 509
5.530FEDERAL HOME LOAN BANK01-253 3,000,000.00 3,048,362.23 11/15/2005  6.50005/18/2001 3,253,125.003133MCHS7 695
5.270FEDERAL HOME LOAN BANK01-271 3,000,000.00 3,070,346.46 08/15/2005  6.87506/07/2001 3,248,437.503133MBY92 603
5.431FEDERAL HOME LOAN BANK02-009 3,000,000.00 2,996,403.30 05/15/2006  5.37507/11/2001 3,211,875.003133MEU66 876
5.160FEDERAL HOME LOAN BANK02-035 1,250,000.00 1,262,821.20 04/26/2006  5.66008/09/2001 1,345,703.133133M8KJ2 857
4.010FEDERAL HOME LOAN BANK02-088 3,000,000.00 3,000,000.00 10/18/2004  4.01010/18/2001 3,065,625.003133MHUB8 302
3.709FEDERAL HOME LOAN BANK02-152 3,000,000.00 3,004,529.71 12/15/2004  3.87501/17/2002 3,071,250.003133MKGJ0 360
4.657FEDERAL HOME LOAN BANK02-164 3,000,000.00 3,041,809.02 08/15/2006  5.25001/31/2002 3,211,875.003133MGVA1 968
4.701FEDERAL HOME LOAN BANK02-183 3,000,000.00 3,013,388.70 11/15/2006  4.87502/22/2002 3,189,375.003133MKED5 1,060
3.436FEDERAL HOME LOAN BANK02-242 2,000,000.00 2,001,923.85 04/15/2004  3.75005/09/2002 2,016,875.003133MML50 116
1.850FEDERAL HOME LOAN BANK03-073 3,000,000.00 3,014,478.35 02/13/2004  5.25010/09/2002 3,017,812.503133MD7D9 54
2.848FEDERAL HOME LOAN BANK03-158 3,000,000.00 3,104,361.73 11/15/2006  4.12501/31/2003 3,123,750.003133MJUR9 1,060
1.157FEDERAL HOME LOAN BANK03-245 3,000,000.00 3,026,201.42 05/14/2004  3.37505/30/2003 3,027,187.503133MNPS4 145
2.416FEDERAL HOME LOAN BANK04-105 4,000,000.00 3,956,901.63 06/15/2006  1.87511/24/2003 3,958,750.0031339XAZ7 907
6.430FEDERAL HOME LOAN MORT CORP00-038 3,000,000.00 3,003,680.92 04/01/2004  6.95008/20/1999 3,048,750.003134A1SQ4 102
7.290FEDERAL HOME LOAN MORT CORP00-230 2,000,000.00 1,997,361.26 01/15/2004  5.00005/04/2000 2,005,000.003134A2T99 25
5.009FEDERAL HOME LOAN MORT CORP01-201 3,000,000.00 3,019,173.34 07/15/2004  6.25003/28/2001 3,086,250.003134A3YM2 207
5.234FEDERAL HOME LOAN MORT CORP01-223 3,000,000.00 3,047,037.86 01/15/2005  6.87504/18/2001 3,170,625.003134A32S4 391
5.280FEDERAL HOME LOAN MORT CORP01-248 3,000,000.00 3,071,538.16 07/15/2005  7.00005/02/2001 3,242,812.503134A34Q6 572
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4.720FEDERAL HOME LOAN MORT CORP01-250 2,000,000.00 2,000,343.57 01/15/2004  5.00005/11/2001 2,005,000.003134A2T99 25
5.430FEDERAL HOME LOAN MORT CORP01-274 3,000,000.00 2,990,162.47 01/15/2006  5.25006/11/2001 3,192,187.503134A4CX0 756
3.470FEDERAL HOME LOAN MORT CORP02-153 2,000,000.00 2,012,690.71 08/15/2004  4.50001/17/2002 2,041,875.003134A4GW8 238
3.440FEDERAL HOME LOAN MORT CORP02-243 1,000,000.00 1,000,186.19 04/19/2004  3.50005/09/2002 1,007,980.04312924MV2 120
3.520FEDERAL HOME LOAN MORT CORP02-265 2,000,000.00 2,010,044.60 10/01/2004  4.20006/07/2002 2,044,523.93312924JH7 285
3.365FEDERAL HOME LOAN MORT CORP03-018 3,000,000.00 3,054,533.74 10/03/2005  4.45007/22/2002 3,135,467.84312924JX2 652
2.530FEDERAL HOME LOAN MORT CORP03-030 1,650,000.00 1,667,888.20 12/07/2004  3.70008/07/2002 1,685,968.37312924VT7 352
1.420FEDERAL HOME LOAN MORT CORP03-147 3,000,000.00 3,017,039.23 02/15/2004  5.25001/17/2003 3,018,750.003134A4DQ4 56
1.074FEDERAL HOME LOAN MORT CORP03-250 3,000,000.00 3,036,411.82 03/10/2004  6.64506/05/2003 3,036,562.503134A1QD5 80
2.260FEDERAL HOME LOAN MORT CORP04-081 3,000,000.00 3,179,699.63 01/15/2006  5.25010/22/2003 3,192,187.503134A4CX0 756
5.360FEDERAL NATL MORTGAGE ASSN01-251 2,000,000.00 2,010,228.64 06/15/2005  5.75005/14/2001 2,121,250.0031359MDW0 542
5.430FEDERAL NATL MORTGAGE ASSN01-257 1,218,000.00 1,236,329.21 09/27/2005  6.40005/22/2001 1,315,111.2331364BLK4 646
5.090FEDERAL NATL MORTGAGE ASSN01-261 3,000,000.00 3,025,002.33 08/15/2004  6.50005/24/2001 3,101,250.0031359MEX7 238
5.370FEDERAL NATL MORTGAGE ASSN01-269 3,000,000.00 3,032,857.77 12/15/2005  6.00006/05/2001 3,234,375.0031359MGM9 725
5.420FEDERAL NATL MORTGAGE ASSN02-011 2,000,000.00 2,038,191.56 03/08/2006  6.41007/12/2001 2,187,833.8631364BYF1 808
4.298FEDERAL NATL MORTGAGE ASSN02-155 2,000,000.00 2,071,145.62 09/12/2005  6.55001/18/2002 2,166,250.0031359CBU8 631
4.052FEDERAL NATL MORTGAGE ASSN02-159 3,000,000.00 3,122,393.20 03/10/2005  7.65001/25/2002 3,225,000.0031359CBH7 445
3.293FEDERAL NATL MORTGAGE ASSN02-260 3,000,000.00 3,009,803.16 03/15/2004  4.75005/17/2002 3,025,312.5031359MHJ5 85
3.108FEDERAL NATL MORTGAGE ASSN03-106 3,000,000.00 3,287,934.85 06/27/2006  7.17011/22/2002 3,358,343.8131364CFQ6 919
1.108FEDERAL NATL MORTGAGE ASSN03-237 3,000,000.00 3,023,719.02 04/15/2004  3.62505/20/2003 3,024,375.0031359MMU4 116
1.161FEDERAL NATL MORTGAGE ASSN03-246 3,000,000.00 3,017,049.01 02/13/2004  5.12505/30/2003 3,016,875.0031359MEM1 54
5.867STUDENT LOAN MARKETING ASSN94-081 500,000.00 505,641.16 06/01/2004  9.25010/12/1993 517,949.5286387RAU6 163
5.333TENNESSEE VALLEY AUTHORITY02-017 3,000,000.00 3,041,277.75 06/15/2005  6.37507/06/2001 3,204,515.99880591CE0 542

140,124,598.69144,142,919.02138,438,000.00Subtotal and Average 4.134 434

Treasury Securities - Coupon
6.222UNITED STATE TREASURY01-024 2,000,000.00 2,007,197.00 05/15/2004  7.25008/02/2000 2,049,375.00912827P89 146
4.800UNITED STATE TREASURY01-225 3,000,000.00 3,046,992.21 02/15/2006  5.62504/20/2001 3,236,250.00912827W81 787
4.647UNITED STATE TREASURY01-228 3,000,000.00 3,079,574.19 05/15/2005  6.75004/25/2001 3,220,312.509128276D9 511
4.301UNITED STATE TREASURY02-177 4,000,000.00 4,249,944.17 07/15/2006  7.00002/14/2002 4,486,250.00912827Y55 937
4.229UNITED STATE TREASURY02-180 4,000,000.00 4,229,957.88 10/15/2006  6.50002/19/2002 4,461,250.00912827Z62 1,029
4.848UNITED STATE TREASURY02-201 3,000,000.00 3,116,724.23 02/15/2007  6.25003/18/2002 3,348,750.009128272J0 1,152
4.648UNITED STATE TREASURY02-207 2,000,000.00 2,038,049.40 02/15/2006  5.62503/26/2002 2,157,500.00912827W81 787
3.784UNITED STATE TREASURY02-266 2,000,000.00 2,097,628.15 05/15/2005  7.50006/07/2002 2,141,875.00912827S86 511
1.709UNITED STATE TREASURY04-050 2,000,000.00 2,009,631.74 08/31/2005  2.00009/08/2003 2,012,500.00912828BJ8 619
2.030UNITED STATE TREASURY04-106 3,000,000.00 3,181,428.04 05/15/2006  4.62511/24/2003 3,181,875.009128276X5 876

29,057,127.0130,295,937.5028,000,000.00Subtotal and Average 4.130 788
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US Govt Mortgage Passthroughs
12.154FEDERAL HOME LOAN MORT CORP86-081 2,424.26 2,613.66 10/01/2010 13.50007/01/1994 2,786.47313401KA8 2,476
9.680FEDERAL HOME LOAN MORT CORP87-009 2,808.33 2,876.78 03/01/2016 10.00007/01/1994 3,133.70313401TJ0 4,454
9.660FEDERAL HOME LOAN MORT CORP87-011 823.51 843.58 08/01/2013 10.00007/01/1994 872.4031343CKA1 3,511
9.215FEDERAL HOME LOAN MORT CORP88-137 28,760.42 28,472.82 04/01/2009  9.00007/01/1994 31,268.3331340RGH1 1,928
9.350FEDERAL HOME LOAN MORT CORP88-162 487.64 470.57 08/01/2005  8.50007/01/1994 505.61313401CZ2 589
9.474GOVT NATL MORTGAGE ASSN86-075 8,696.32 8,718.08 08/15/2009  9.50007/01/1994 9,580.82362064Y76 2,064
9.241GOVT NATL MORTGAGE ASSN88-135 7,252.88 7,162.24 11/15/2008  9.00007/01/1994 7,916.01362055UF0 1,791
9.234GOVT NATL MORTGAGE ASSN88-136 32,963.86 32,551.82 07/15/2009  9.00007/01/1994 36,215.09362063F46 2,033

83,709.5592,278.4384,217.22Subtotal and Average 9.365 2,084

Total and Average 209,624,871.75 3.494 395217,633,789.48 212,368,089.78
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Subtotal and Average

Total Cash and Investmentss 209,624,871.75 3.494 395

0
46,747.25
46,747.25

46,747.25
46,747.25

Subtotal
Accrued Interest at Purchase

217,680,536.73 212,414,837.03
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